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CITY OF HUNTINGTON BEACH
REQUEST FOR CITY COUNCIL ACTION

SUBMITTED TO: HONORABLE MAYOR AND CITY COUNCIL MEMBERS
/s
SUBMITTED BY: SHARI L. FREIDENRICH, CPA, CITY TREASUR%/

Y/
PREPARED BY: SHARI L. FREIDENRICH, CPA, CITY TREASURw/

SUBJECT: REVIEW AND ACCEPT CITY TREASURER'S JULY 2007
INVESTMENT SUMMARY REPORT

Statement of Issue, Funding Source, Recommended Action, Alternative Action(s), Analysis, Environmenta! Statu;, Kttachment(s)

Statement of Issue: Review and accept the Monthly Investment Report for July 2007,
pursuant to Section 17.0 of the Investment Policy of the City of Huntington Beach.

Funding Source:  Not Applicable.

Recommended Action: Motion to: Review and accept the Monthly Investment Report.
Following review of the report by motion of Council, accept the Monthly Investment
Report for July 2007, pursuant to Section 17.0 of the Investment Policy of the City of
Huntington Beach.

Alternative Action(s): Deny or critique monthly report.




REQUEST FOR CITY COUNCIL ACTION

MEETING DATE: 9/17/2007 DEPARTMENT ID NUMBER: CTO07-13

Analysis: Not Applicable.

Strateqic Plan Goal: Not Applicable - Administrative Action

Environmental Status: Not Applicable.

Attachment(s):

City Clerk’s

Page Number . Description

Monthly Investment Report and Summary of Investments for July 2007

Schedule of Bond Investments

Deferred Compensation Plan Summary Information

P N

July 2007 PowerPoint Presentation

. C-3A.2

812912007 4:45 PM




ATTACHMENT #1




INTENTIONALLY
LEFT
BLANK



City of Huntington Beach

Summary of City Investment Portfolio, Bond Proceeds, and Deferred Compensation

Activity for July 2007
City Investment Portfolio: June July Inc./(Dec.)
End of month City Portfolio Balance $244,032,5256  $223,164,193 (320,868,332)
End of month General Fund Balance $55,206,878 $38,805,887 ($16,300,991)
Monthly Effective Rate of Return 4.89% 4.82% -0.07%
Average Maturity ( in days) 368 398 30
End of Month Market Value $243,136,920 $222,568,881 ($20,568,039)
End of month bank cash balance $3,564,131 $2,858,036 {$706,095)
Bond Proceeds Investments:* May June Inc./{Dec.)
End of Month Bond Reserve Par Value $21,596,708 $16,538,178 ($5,058,530)
End of Month Bond Reserve Market Value $21,596,708 $16,538,178 ($5,058,530)
Deferred Compensation Investments:* March June Inc./{Dec.)
Participant Balances $79,410,954 $83,095,531 $3,684,577
Comparison to Budget / City Portfolio: Budget Actual Inc./{Dec.)
Interest Earned for Month $450,000 $960,656 $510,656
Interest Earned Year to Date $4,500,000 $8,580,769 $4,080,769
Earned Interest Yield Year to Date 4.25% 4.72% 0.47%
*Bond Proceeds Statements are issued monthly and may lag by more than one month,
**Deferred Compensation Statements are issued quarterly.
Summary by Individual Investment in City Investment Portfolio;
Days YTM Int.
July % of Total Policy Limit to Mat. Rate
Federal Agency Issues - Coupon $100,837,747 45% None 754 4.60%
Local Agency Inv. Fund (LAIF) $30,967,837 14% $40 million 1 5.26%
Treasury Securities - Coupon $17,993,301 8% None 301 4.32%
Medium Term Notes $3,934,886 2% 20% 826 5.06%
Commercial Paper Disc. - Amortizing $21,790,898 10% 25% 65 5.38%
Federal Agency Disc. - Amortizing $15,877,546 T% None 54 5.25%
Treasury Discounts - Amortizing $31,761,978 14% None 56 5.03%
$223,164,193 100% 398 4.86%

C-3A.4



(NTERNTIONALLY
LEFT
BLANK




G0'S i/ Hodey
20T 19 ideywAs (LN J¥d) Nd

dv
ALID olopiod

00'ger'REL’L
00'000°00¥'S

C-3A.5

€T'01 - L008/S0/80 @] Uy

1002/1£/£0-L002/10/20 poliad Buipoday

YIUNSYIRIL ALID ‘HORINAQITYS 1 MRS

LO-h-b

%l

2L045'292'81T
00'861'692'9
00°000°005 '+
62'852'085°8

-uoieiodiog) BJeQ SASRISIL] pUB YSUAT (14181 BIA Jueg UOIUR Ag paplaold SSnjEA 19BN

‘suoieBl|go S YIUOLL XIS XaU B} 39 o} AUpINbY Moy YSED JueIniyns sepiaoid umoys Upeley welboid Jusussaaur ay ] el A0 ay3 Jo Sd140 9y} je sjge|iea. i Adjjod s} jo Adoo v '900Z '8L '08Q uo
(IDUNO AND BYJ YUM Pol JUswsiElS Aoljod JUSUASSAU) Blj} PUE SME| 821G 1B UM ANLLIOJUOD Ul §] pUE sjuaLujsaaul pejood Aoueby Juswidojaaapay pue Al jie sioeyal Algjeinsoe yodas siy) Jey) Ajues |

%28y
99'828'LE5'VEL

00" ¥0L'€94
00°000'0S¥
Z'959'096

uanzay Jo aley aAnosysg
aouejeg Ajeq obessay
|enoY JESA 15B7

18bpng waung

B9 A BN

Buipug Jeaj [eosid

aje(] 0, JE8 A {BISI

Buipug yuow Lg Anp

sBujuies jejo L

658°F 6Ly 86¢ (1) 73 81°619'592°822 08°90¢'899°7¢2 69°9£8'L18'C22 SJUSLISBAU] PUE HSED 2J0 |
L1'8ZY'e6 11'92¥'86 [ ang
L1'02y'66 L1'9zt'68 SEU2IN 1B ISaIalU] panooy
1$3131U| pNI2OY pue ysed
SIUBLISIAL|

698'% Z6L'v g6t 173 %00°001 20°¢61'v91'€2T 69°088'895°222 69'9£8°218°22Z
180G £O6'F 95 29l £E%l 82'8.6'19L'LE 00'095'294'LE 00°000'000°2E Burziuowy- sjunossiq Anseal
9¥Z'S ¥LL'G 41 arl R Z1ore'Li8'sl 00°00%'9.8'51 £0°000'000°9L Bujzipoury- “os1q Aousby |eispsy
£98'9 0lLE'S g9 ;19 9l'6 $£'868'062' 12 oc'oog'lel'le £0'006'000°22 Buziiowy- ‘081 Jaded [@iiawLoD
£80'9 886t 908 260 al't Y ORY'YES'E 00°08¥'9Z6' £0°000'000° S3JON WIa ] wnipsy
BLEY 092 10g 008 90'8 LLCOS'E66' 2L 00'088'L66'LL 00'000'000'8 ) uadnag - sanLnaag Ainsesl),
6525 £gl’s 3 2 88'tl 69'2£8'196'08 69°'9€8'/96'08 69°988'/96'0¢ spund juswisaau; Asusby oo
LBSp YeS'y VT4 (-1 6157 gg'ebs’le8'001 00'POE'25Z 001 00°000°058'001 vodna? - sanss| Aousby jesepad
‘Alnb3 g9 ‘mnb3 goe Aunyew wiayl olouod anjeA anjeA anjea SJUBWSIAL]

WLA WLA 0} sheq 0% yoog Jaylel Jed

yoeag uobununi

1s uie 0002
yoesg uobupuny o A0

200Z ‘1€ Ainp

Alewiwing ojjopuod
justwabeuep oljopiod

gaH jo 1D




00's e Hoday

20T 119 1daywAs (Znd 2xd) Wd £2:01 » Z00Z/90/80 '@l uny
dv

ALID QUOHod

200Z/52/70 892 095 WYV 098¢ 00°(00'000'2T 00°0BY'946'L 00°000'000°Z ¥002/SZ/0L d10D HO LUBOT SWOH [B:2Pad P9ze LBQEXBEZLIE
00T/E2N0 Gl 000 YWV 000'E  00'000°000'T 00'08E'8.6'L 00'000'000'2 £00Z/ET/L0 d100 HOW UBa SWOH [elapad £olE p411X8ZIE
Q00Z/2Z/L0 98¢ 000 WYV 000'E  00'000°000'2 00'0Z6'096'L 00°000'000'2 £00Z/ZZIL0 d102) oW UesT SWOH [e18pay 85le 8ryiXegie
ZLOZIOZIL0 G18'L 0098 YVY 009§ 00'000°000'Z 00°029'020' 00°000°000'2 LDOZI0Z/L0 yueg ueoT SWOH [erepsd orse ZTOIXEELE
8002/52/90 62¢ QP's WYY 00F'S  00°000°000'2 0G'e00'000'e 00°000'000'2 £002/52/90 Jueg UEQT SWOH [eiepad (R £TATNEELE
0L0Z/SL/90 6H0°'L  BLP'S WYV 05€'e  ZL'60%'066') 00°0Z1'200'2 00°000'000'2 L00g/51/90 yueg UeoT SWOH (B19pad orSE GEVYIXEELE
THORIELG0 2L4'L 0SG5S YWY 0555 0G'000°000'2 00°005°200°2 00°000'000'2 L00ZRELIS0 yueq ueoT Lo [erepay 8¢6e 0SOIXEELE
LO0ZIZOL €6 052’5 YvV 0§2°¢  00°000'000'2 00'0$E'866°)L 00°000'000' L00Z/20/50 Jueg ueo SWoH [Brspag §25¢ LSIXESLE
LQUZIYOMB0 P8 052G  WvY 0§2'¢  0O'000°000'2 00°000'000°2 00°000'000' LOOZ/ET/E0 sjueg ueo swoH [elepad yose LEDMXESLE
LLOZ/ZLB0 TLP'L  QOS'S YWY 00€'s  00°000'000'2 o0'000'ses’L 00°000'000' 200212120 HUEG UBOT SWOH |elapad lave BBAMXEELE
L00Z/6Z/80 8T 002 YYY 00Z's 00000000 00°08¢'666'L 00°000'000'C L00E/62/1L0 jueg Uo7 swoH [elspad £8P POSIXESLE
010Z/81/40 0801 0SS  WvY 08L's  00°000'000'Z 00088166} 00°000'000'2 2002/9L/1L0 yugg ueoT sWoH [elepay vipe LINrXEELE
L00Z/ve/80 €2 051’ WYY 085S 00°000'000'7 00°092'666'L 00'000'000°C 900Z/ve/LL JuEg UeoT auioH [espad [543 LHMHXEELE
J00E/LENLL 2L 0025 WYY Q0Z'S  00°000'000' 00°0Z1'866'L 00'000'000°2 900Z/12/EL yueg ueo slWoH jelspsy 4423 LyAHXEELE
600Z/S0ME 528 0sZ's WY 05Z'S  00°000'000'T 00°0Z'886'L 00'000'000°2 9002/£0/LL yueq UeoT SWIoH |elspay leve ZINHXEELE
LLOZ/GLB0 S061  00ES WYY 00e's  00°000°000'Z 00°0%2'000'E 00'000'000°2 90025 160 jueg ueo| SWOH jesspay ¥Zre LDADXEELE
L10Z/22/60 £16°Y  OEFS WYY 0SS 00°000'000'2 00°082'966' L 00°000'000°2 900Z/22/60 jueg Ueo SWoH [eispag L SdMOXEELE
LLOZ/SZ/0 S8b'L 0028 WYY 004 00°000'000'T 00°088'100'C 00°000'000°2 9002/5Z/80 jueg RO AWOH [elopad give BSNIIXEELE
0LOZISO/LL E6L'L 00G'S YWY 00S's 00000000 00°09.L'866'} 00°000'000°2 9002/50/60 jueg Ueo awoH [elspad ¥ 8d4dXEStE
LD0Z/8ZB0 8% 00L'S VYWY QoL's  00°000'000' 00'09¢'886' L 00°000'000'2 900Z/82/c0 yueg Ueo] awoH [elspas G9Ee NXIAEELE
Z002/9Z/60 8% 092 WY 09z’ 00°000'000'Z 00°0Z1'e66'L 00'000'000'2 $00Z/8Z/60 jueg Ue0] AWOH [elspad sg2e SNDSXEELE
800g/62/60 STV 000’y VYV 000t 00°000'0S8'L 00°yLo'828 | 00'000'058' L £002/62/60 yueg ueon SwoH [elepsd 8418 ZTAOLXESLE
8002/82/.0 £9E 008 YWY Q08'Z  00°000'000'T 000z} '9g6' L 00'000'000'2 £Q0Z/62/L0 yueg ueoT awoH |elepad gaig SINABESLE
800Z/82/10 Z9E 0ZE'E  WVY 0ZE'Es 0070000007 00092 '996" | 000000002 £002/82/L0 JUBg UROT aWOH |eJapad FoLe £ITABECIE
800Z/LOMMO 0ST 0Z0e WYY 020°S  00°000'000'Z 00'0T8'048" ) 00°000'000'2 £002/20/0 jueg 2ot SUioH [elapad gELe BTAXINEE LE
ZLOZIBL/90 £ 0S8 WYY 058'S  00°000°000'Z 00082’ 1L00'2 00'000'000°T 2002/81/90 JuBg UpSLD ulied [elepag Zree LGIXLEELE
6002/80/80 219 051G WYY 050's 84'0L5'066'L 00°084'€00'Z £0°000'000°Z £002/80/90 jueg Ypess wied |eispay 1868 290X1ESLE
0LOZMLIZL JEZ'L  0SE'S WYY 0525 00°000°0002 00°000°066' L £0'000'000'2 900Z/vLiEL yueg ypa:g wied [elspad Z5%e OdHXLEELE
0LOZ/AL/FO 686 058G  WVV 052's  0O000'000°2 00°0Z1'966" | 00'000'000'Z 9002/94/0L yueg Ipaid ued [eiepay ogye eAVXLEELE
0LOZ/E/B0 S5Ot 08FP WYY 08¥'y  00°000'000'C 00'089'996' | 00°000'000°2 S00%/42/9¢ yueg Ypg Wied [eispay FLES BSOS IECLE
200TIVEILL L8P sty WY oSty 000000002 00'000°686' L 00°000'000'2 G00Z/PE/SE yuegq §parg wied eispad 80€EE OAXSIEELE
600Z/P0/S0 2HD T WYY 029y  69'G6Z'666°) 00'088'v86' | 00'000'000°2 500Z/80/50 yusg JpaId Wied |eiapad y0es GaMSIEELE
0020/ €6 00LE YWY 00L€  00'000'000°Z 00'088°166'L 00°000'000'2 S00Z/Z0/20 yueg upssd Wied |eiapayd 88z¢ SEWSIEELE
8002/5L/2L TO% 000t YWY 000y 00'000'C00‘2 00'098'FL8't 00'000'000' YOGZ/SLIT) yueg Jpary Wied jeiapay 9/z¢ QOHOS LEELE
B00Z/8T/0L ¥ob 0oy WY 000y 0O000'000'Z 00'092'9.6'E 00°000'000'2 rOOZ/8E/0L yueg ¥pa Wied elepsd €9z POOSLESLE
8002/5L/¥0 85€ 00S'e YV GOS'e  00'00C'CO0'H 00'0EL'886 00'000'000'L FO0Z/GLP0 yued RpaIs Wikl jeispad 0gze pIDLigELE

uodnos - sanss} Aouefiy jesopag

aeq Aunew ot sApooly  atey afep Hooq anfeA e anjep Jed ajeg aauejeq Janss| C O #justlIsaAu] disng
Aumen  olsfeq WEA paRIS SSBYIING afieiony

2002 ‘¢ Ainp
SJIUSLLUISAAU] - S|iE}a(] OI|ORIOd
z oBed juswabeuely oljojiod

gH Jo Ao

C-3A.6



Z0Z' Ly g WeHwAS (ZNd Jdd) Wd £2°0L - L00Z/00/80 ‘Bleq uny

dv
ALID OloRiod

C-3A.7

408 6leY LL00E 066 L) 00'088'166°L) 00°000'000°8} £8°19L'166°LL aBieJoiy pue |ejoMNg
800Z/LE/OL ISP 198F WYY SiB'F  00°000'000'C 00'0ZL'S00' 04'000'000°2 200Z/LLIL0 saloN Ansesl) N Live IAJ8Z8Z16
800Z/LE/L0 SO% £88'F WYV 00o's  08'FES'LOO'E 0O'08E'€00'T 00'000'600'C L002/LLIL0 sajoN Ainseal) SN 9L¥E LNABZBELE
8007/bE/OL L5F S6LF WYY Si8P €953L100'C 00'0ZL'E00'2 00'000'000'2 2002/80/L0 sejoN Anseal] SN £L¥e IABTEZLE
L00Z/LE/80 0E BHO'S WYY 000'F 8Z'GOE'8E6'L 00'0Z1'866'L £0°000'000'C 2002/50/1L0 ssjoN AInseadl S 0L¥E £43028216
2002/08/60 92V 606’y WYY SZoP  oL'eR9'Ess’L 00'0bE'L66°L £0'Q00'000'g 900Z/52/0L SejoN Ansesd) I aeve z14828216
600Z/SL/B0 SkL FERy WY gle'v  l9'SEL'I00'T 000851102 00°000'000'¢ 000T/5E/0L seloN Ansesr) SN SEve 0d48292Z16
LO0ZIGLR0 ¥l FEOE YWY 0542 £57194'666'L 00’028 L66°L 00'000'000'2 rOBZALILL sajoN Ansesil SN 122¢ 6YI8CIZLE
L00ZiSHLL 901 090t Yy 000’ ZE'699°BB6'L 00'08L'sR6'L 00'000'060' POUEIGHLL S8ICN AnsealyL SN 0428 ONYRZEZLE
L00EiSLLL 90} SIPE WYY 000’ ZZ'60V'L66'L 00'09.'886'L 00'000°000'2 ¥00Z/01/90 sajoy Amseslt SN (4043 ONVSZ8Z L6
uodno? - sauNoag Ansead}

3 552G 69°9£8°296'08 69'3E8 196°08 69'9£9°£96'0F L§'P62T°Lv0'9g abrieay pue jgjojqng
¥ gs2's N 8625 6lL'EiT'l5L'02 Bl'2LC' 26202 61'242'284'0C Aouaby uawdoEAspay-Jiv 902z 90TZSAS
} 6526 N @ez'§  05'+950LE'0L 0s'ves'clZol 05'v95'0L2'0} Aoy 296 ZBBSAS
spund juaunsaauy fouaby |eaon

374 165P £5°9P4'2£8'00} 00'v8E'Z52 001 00'000'058°001 zo'LeLiorL Lol sbesery pue |mo)gng
LLOZ/LE/0L BFS'L  GIES WYY SLE'S  00'000'000'2 00'0RE'#E6'L 00'000'000'2 9002/42/0L "00S5Y 'HOW BN 'Ped £EVE PNvIdOELE
200Z/84L L OLL 080 WVY 00L€  00°000'000'T 0G'0ZO'066'L 00°000'000'2 pOOZ/GHLL 2088y "HOW 13BN Pad £LTE 69d949ELE
R00Z/EZ/S0 962 00LE  YVY Q0L'e  00°000'000°Z 00'088'946'L 00°000'000'E vOCZET/LL "00SSY "HOW |JEN pad 892€ INING49ELE
600Z/6Z/60 082 T 0SZ'y  00°000°000'Z 00°092'896°1 00°000°000'Z rOCZ/62/60 2088y "HOW 1N ‘Pad 8528 0Ad949E1E
$00Z/V0/S0 §0E 50T WYY 05z’ ££'85)'666'L 00'092'896'L 00'0R0'000'Z 002170790 2088y "LOW |}eN ‘Ped zyee BOSWESELE
600Z/0E/E0 £09 019t YVY 0L9'E  D0'000'000'T 00'0ZL'956'L 00°000'000'Z ¥O0Z/0L/e0 "00SSY HOW |JBN ‘pad €228 OARMSHOELE
ZLOZiBO/L0 T29'L  ZLE'E  WVY 056’ Z'B6L'866'L 00'095'566'} 00'000°000'2 £002/50/20 diog) HOW UeDT SWIOH |elapad o98ve LHMSXEEZLE
600Z/0Z/LL ThB LSS WYY 05T'S  19'6€8'666'L 00'020'886'L 00°000°000'Z 200250110 d103 POy ued] SWoH |elspad 29b¢ 61deX8Zle
LLOZ/BTZL LI9'Y  0S5¢§  YVY 052'S  00°000'000'Z 00'0¥8'¥86' L 0G'000'000'2 900Z/621TL dioD Hop Ueo BWoH [eiaped Lo¥e BINNSXEZLE
8002/9Z/Z} 18 LS WYY 00L'§  00°000'000'2 00°092'986'L 00'000'000°2 G00Z/9ZITL dioD pojy U= BWoH |elepay 09be 0GLSXSZLE
6002Z/81/ZL 048 0506  WVY 050's  00°060'000'Z 00°0v2'168'L 0'000'000'2 a00Z/RLIZL diog LoW ueoT aWoH [elapsd B5FE ZNLSXezTLE
FLOZ/STAL 08S'L 008G YVY Q0S'S  00°000'000'2 00°'08¢'s68' | 00°000°000'Z an0z/eTiL) d10D) Lo UeQT SWOoH [eapay ovbe H0SX8TLE
LLOZISOMOL [28'L €3S WYY 052's  BLLZE'RE6'L 00°0FL'288"} 00°000°000'Z 900Z/90/0} diog o Ueo BWOH [eleped 6ZPE LdIGXSTLE
8002/22IS0 $6T 009’ WYY 009t 00°000'000'2 000Z8'546'} 00°000'000'Z F00Z/ETILL diog vow ugoT WO [el8pay 2928 EEMEXSZLE
600Z/8LILL OF8 STLY WYY §ZL'Y  00°000'000'2 00°0Z1'786'L 00°000°000'Z POOZiBL/LL dioD o o BWOH [B19pa] 9978 GEMENSTLE
uodnos - senss] Aauafiy [eJapad
aeq Aume 59¢ sApooly eey anjeA joog anjeA 19yJel anjep Jed sieq aouejegy Janssj # JuausaAuj dISND

Aumew  orsfeg WIA pelig aseyng afieseny

2002 ‘i€ Ainp
S)UBUNSOAUL - S|1E}OQ 01]0JI0d
g ebed juswabeuepy oljoRIod

gaH jo Ao




202 1b'9 1oy WAS (ZWd Jud) Wd

£2:01 - L0CEZ/S0/50 -&jeq uny

dv
ALID oliojed
£00Z/90/60 9E RO'S  YVY 0.8'F  GL'09Z'066'L 00004 066'L 00°000'000'2 L00Z/E0/F0 sing Amseall se)els pejun g05¢ 0AZEB.TLE
L00Z/eLI60 EF 0L Yy ole'y  iv'0.2'888'L 00'085'888'L 00'000'000'2 Lo0zZ/ozeo s|pg Ainseal| SSIEIS paRuNn 10 17756216
L00Zi9L/80 9t TEL'S WYY ove'P  £C'THe'966'L 00°'0Z6'566'L 00'000'000'2 2002/22/e0 s|g Ainsesl | ssjelg paliun 96v% OATSBLZLE
£00Z/82/80 22 bl VY sPeF  LL'9S8'e66'L 00°086'€66'| 00'000'000'Z 20021ZTIZ0 sijg Asnseal L sejels pajun g6YE PMZSBLELS
200Z/60/80 8 LEL'S WYY OvE'y 8P POBLEB'L 00'0ze'L66'L 00'000'000'2 L002/80/20 siig Anseal |, selels pajun 88ve BNZS6LZLE
L00Z/20/80 srl's WY 086t  00'SZL'666'L 00°0vL'666') 00°000'000'T L00Z/50/20 s|[1g Asnseal ] SRS payun -2 L1Z86.Z16
Buiziuowy- sjunoosiq Ainsealy,
»s TS ZV'ore'LLa'sl 00°00t'923'51 00°000'000'9L 5127801881 abelaay pue jeloigng
200Z/9TML 98 LTS VY 060'S  L17189'GL6') 00°009'5.46°} 00°000'000'2 200218150 0055y "HOW LIBN 'Ped rese §INB8SELE
200Z/20/80 9 bETS WYY 080°S  L9°90€'966'L 00°00Z'966' L 00°000'000'Z L00T/02IP0 3088V "HOW 13BN Pad 815¢ FOMERSELE
200Z/92/60 95 T QLS lo'0TZ'pes’l 00°000'¥86' L 00'000'000'2 L00Z/ELIP0 ‘D088 "HOW 11BN ped Z16¢g Z3anesseLe
2002/2Z/0L 28 TEES YWY §00'S  L1'9Z6'946') 00°008'926'L 00°000'000' 1002/ 1/GO 103 Lo ueoT SWoH |e19pad zese FONGBEELE
200Z/€0/0L €9 6E2'S  YVV 090's  00°06Z'286'L 00°002'286' | 00°000'000'Z L00Z/80/S0 d103 pow uea swoH |elepad 0gse ZWWOBEELE
200Z/P2i60 ¥§ 872’6 VVvY 050's  00'0S8'¥86'L Q0'00e'PRE'L 00°000'000°2 L00ZHENC d107 VO U0 SWOH |e1apad ¥ese PANIBESLE
L00Z/L1/60 LY 8k2’s  WVY 006 L9'VS'98E') 00°00+'886'L 00°000'000'2 100Z/61¥0 diog pop U0 BWOH [E12pa ¥15¢ 9d4798E€LE
LO0Z/LVIG0 LY 8EZC  WVY 050'¢  6R'ELE'98E'L 00009986 00°000'000'2 200Z/60/0 dio? Loy UB0T BUIOH [B19pa4 605E £AT96EELE
Bujzioury- 951 Aouaby |eiopsd
59 £88's ¥'868'062°1T 00'09e'162° 1T 00'000'000'22 9L'8.5°086'32 sbesony pue (e101qng
200Z/v2/0L 8 §88'5  bd ovZTE  L9°9V5'GL6'L 00'008'546'L 00°000'000'2 1002WTIL0 017 ssemelad FouBUld SAN abse £0OXaZ9Z06
200Z/907 1L L6 P6CS  bd 6ZTS  50'eve'LiB'L 00°0§6'L46°1 00'000°000°2 100E/90/40 0771 sJemejaq soueul4 $8N GFSE 994029206
£00Z/60/0} 69 588 id §1T5  Z1°600'088'L 00'096'646') 00°000'000'2 2002/90/80 077 sJemeag edueuls SEN 9ege 16X 329206
200Z741/80 QL L8 LdIY 0ZT'C  O0°09E'S66'L 00°025'566°} 00°000'000'2 200210150 JEPIAA URRQ ASjuels ueBion 6Z5E LHAGSPLLD
£00Z/80/80 2 986 LdlY 0gz's  sg'alb'ess'L 00'0Z¥'666°L 00°000'000'2 L00Z/1L0/50 lanipA uesq As|uels uebiop §TGE 8EALSYLLE
200Z/61/90 & SO¥'Ss  b-d 002's 000K L66'L 00°09¢'266'% 00°000'000'2 200TILEIE0 [eyde a1eaQ uyop zeve OYNNETHPT
L00ZELIOL TL v5e’s  Ld 0ZT5  00°0Z1L'8L6't 00°080'646°L 00°000'000'2 1008/5Z1L0 dioy 2ndes ouoa)3 (B1aueD 6PSE ZOXI6669¢
£00Zi60/L1 0OL 098G bd §8L'S  bYVELLLE) 00°0ZL'1L46'E 00°000'000' 2002/62/90 diog (epden oujod|3 [B1aUSS rrSE B6AME569E
800Z/81/10 0LL 865  |bd 06L'S  VE'S96'056'} 00°09+'L§6'L 00°060'000'2 LO0Z/LTIL0 leqold dnosbpio 155¢ ErvdL0esl
£00Z/0E/0L 06 685  L-d o0yZ's  00°008'EL6'L Q0°098'S46't 00°000'000' 1002/S21L0 [eqo|© dnosBniy 055¢ IMXSL08LL
£00Z/P 180 &l yESS  Ld QTS B.7TTT'966'L 00°00Z'966'} 00°000'000'2 200E/6L/F0 feqolo droibnio §15¢ BINSLOELL
Buiziuoty- os|g Joded |eloJswwon
978 150°8 T 98e'res's 00°08¥'926'c 00°000'000'y 60°L08'¢E6'E afiesony pue |ejoigng
800Z/LO/OL Lo¥ 0BD'S  bey QoF¥  €ETPIL'PEE'L oo'ozy'Les'L 00°000'000'2 900Z/B0/L L . HpaIY JOoW BI040, gE¥E 9ANJELTHY
0LOZ/SLZL TET'L  EEOS  Eey o0ZTF  6leLl'ogs’l 00°088'vYE'L 00°000'000'Z LOOZILLILO Ul ABMEUIRH Balysiieg SiVE B3YbO5YR0
SS]0N WIS} Wnpap
aed hu_.:_um_.a 59¢ m._a_uoos_ ajey IN|EA HOOG InjeA 19%IeIN anjeAp Jed aeq IJue|eg Janssg # Jusuiisaalj d41sNo
Aumen o) sfeg WIA pevers aseyond  ebmieay
5
200Z ‘L€ Anp
SIUWISAAU] - S|ielag oljeliod oo
B
¥ 85ed juswioBeueyy oljojHoOd pes
1
aH j0 A0 o




202" Ly'9 WBUWAS (2N~ Jdd) d £2:01 - L00ZIG0/90 H1RQ UnY
dv
ALID oliojiod

o
-«
o
o
26¢ 658°Y LOEELPEL'ELE 69°088'895°22Z 69'058°L18'522 99'8Z8 LES'YET abelaay pue elol
8¢ 1E0'S 9Z'8.6°L8L'1E 00'09§'292°1€ 00'000°000'ZE 99°£00°L96'CE abeiaay pue jejoygng
L002/90/ZL /2L pe6'Y WYY 0Ze¥ 2T TE6'S9E') 00'08¢'696'L 00°000°000'2 L00Z/ELILD s(ig Ainseel ) Seiels pauun LPSE 65956/216
L00Z/6T/LL 0TI 868’y WYY UZLv  £26E5'8ss’L 00°0¥2'996'L 00°000°000'Z £00Z/40/90 s|Ig Aunseal) s9lelg PN GE5¢ Zyas6/Z16
L00ZIGL/LL Q0L ST 4 S69V  APLSE'TIE') 00'008'LL8'L 00'000°000°Z LOOZILLISC slig Anseal | S8IElS palun £ESE 97ds6.T16
L00Z/8L10L 8L 0BE? WYY Qog't  6U66L'6.6'L 00°008'648" 00'000°000'Z 2002/10/50 slig Ainseal] saelg palun izse 8OVS6./2L6
L0GZNLOL L §L6F WYY Q0¥ 96'S90'186'L 00091186t 00°000'000'2 200Z/10/90 s|jig Ainses) ), SS1EIS paIUN 9758 DSV56.L2L6
LD0ZIP0/0L ¥9 186'Y WYY 0Ly BL/6R'ERE'E 00°088'288" L 00'000°000'Z £00Z/O0EIP0 g Aunses)| selels paun £25¢ SPYSBLLLE
£002/02/60 08 0006 YVY 068t D9'E85'996'L 00°0Z2'986'L 00°0Q0°000'Z £400Z/0ZIv0 g Anszal] s3els pelun zT5¢e LZYS6.T16
2DOZ/0E/80 62 086’y VYV 23t  YT'9ZZ'EE6'L 00°020°266" | 00'G00°'000'2 ADOZI0ZIY0 g Ainses) | SRlElS pajun LzZse ZXZ56.218
200Ziv0/0L ¥8 690 WYY 0Bs'y  G2'9¥'EZBG'L 00°086'288' L 00°000'000'2 2D0Z/0LIFD siig Ainseai] sslgls pajiun LI5e EYVSELELE
200Z/T/80 LS PS0'S WYY 0.8t 8¥'8i5'ves'L 00°0v9'¥a6' | 00'000°'000'Z LD0Z/0LIF0 s|jig Anseas) sSI1elS psjun olse GEVE6LZ1L6
Bujzipowy- S3UNOosIg Ainseas)
ajeq Runiew sog sApooly sjey anjeA yoog anjeA 19Jen anjep Jed ajeq sauejeq 1ansst #jusunsaay| disno
Aumew o) sheq WLA pajels SEYMNY afiesany

£00zZ ‘LE Ainp
SIUBWISIAUL - S|iela( oljojMod
§ 9bed juswoebeuely oljofi0d

gH jJo Ao



20T L9 1de8WAS {ZNd ™ Jud) Wd

€2°01 - L00Z/90/80 ®eQ uny
dv
ALID QoHi0d
86¢ 6587 BL°619'€92'CTL 08°90£'899°222 89'9£8'L19'¢Te 99'BZR'LES'PET SSJUBWISIAU| pUE USE) [BJ0]
L1'92¥'66 LL'9zZr'es ieyoans
0 L1 '9Z¥'66 [AN<TA 4T ISBUYING JE 1S0.19)U} penIoY 000 aouejeq abzlany
Aumen sog sfApooi ey anjeA joog anjen ey anjeA Jed ajeqg asuetey Jonss| # JUBWYSIAL| dIsng
o} sheq WiA paeig aseyarnd abessny
§
2002 ‘Lg AInp
yseo - syie}aq oljojiiod
g abed

juswobeue|y oljoptod

gH 0 A

C-3A.10



00'G 4o Hoday

Z0Z°Lb'9 1deywAs (EWd ™ dud) Wd b £2:01 - J00Z/O/RC 91EQ UMY
dv .
ALID oflofiod <
o
@
FAN:12-JFL R0 00°000°000'y 000 |ejolang
Q0°000'000'Z 000 2002181740 oLL'G "2085Y HOW |1BN ‘Ped 6LSE 1Dre80eLe
00°000'000' 00’0 L002/LE1L0 005 0088y "HOW [JEN pad L0GE SArgsseLe
Buizniowy- ‘osiq Aouaby [erapsg
+E868°06L' LT 00°000°000'ZL 05'206'658'6 |e3olang
00’0 8L L12'EL6') L00EIP2IL0 oveg 071 slemelsq eouBUld SEI gbse £0XQZ9Z08
000 £2'S6Z'796'L £00E/90/20 §22°% 071 2uemERQ SoURUL SAN 5¥5€ 99ATTIZAE
00°000'000'2 000 L002/LL20 oz's lenden suawalg llse 88NNG19Z8
00°000'000'Z 000 2002191120 fal>r ol |=nde a1eaq uuoer Lege FONNZZHTE
000 00°060°2£46'L L00E/GE/L0 0229 diogy ende ouea|3 |eseUaD B7SE COXF6SE9E
00'000'000'2 00°0 2002100120 08l's diog |eyde owos|g |BIRUBD 68FE QONIE569E
0o L9'LFS'6YE'L L00Z/L2/20 0615 [eqolD dnouBmy lgse £rvdL0eLL
00’0 ZT'29L'146°L 2002/SE/L0 ove's [eqo)y dnosbiy 0558 LMKSLOELL
00°000'000'2 000 LDOZI0E/L0 082S [egojs dnosbnis £15E OMNSLOELL
00'000'000'Z 00’0 L00ZI0Z/L0 00Z's teqolo dnosBo Le¥E FINSL0ELL
00°000'000'2 00’0 LOQZILEILO 0ZZ's ssaldxg Uesuawy £¥sE 91NS18520
Buiziowy- "os)g Jaded |elalawwos
ZP'9gs'reE's eougng
S3JON wia) wnipaw
VL 0DE'EEE'LE le03gng
ucdnoy - sepnoas linseas)
€9'9¢8'296°0¢ 00°000'00£°92 SEL90'0L L1 1eo3ang
©0'0 ye'Lle'092 G525 Azuafy JuswdojaAspar-JIv] 00zz 802Z8AS
00°000'00L'92 LE'68E'0EY L1 862§ Ang ye 286 ZBESAS
(frewnung Ajyiuol) spung jusunsaau| fousby [eoon
£5°9v2'2£8°001 00°000'000°7 00'000°000°2 lejo3qng
ao'o 00°000'000°2 200Z/0Z/40 008's jueg ueo dWOH [elapa4 9pse ZZOIXEELE
00°000'000'2 00’0 200Z/941L0 0082 jueg Ueo sWoH |elepad zzze L3HGXEELE
00°000'000'2 000 2002161140 005G yueg UPAID Lied |eI3pay 80¥E ZeyALLELE
ucdnoo - sanss| Acusby |esepey
souejey SIEMBRIBLYIAA 1O sysodag Jo ajeq ajey lanss] # JuaLsaaul dISND
suoidiuspay saseyang uopoesuel]  paels
1 [
2002 ‘1€ Aine yBnoayy 200z ‘L AInr
adAy A IAI3D
, obea 1 Ag Mianoy

juswabeuepy oljojjiod

gH jo 81D




20Z" 149 MdeygwAs (SWd Hdd) Wa £Z:01 - 2002/80/80 8120 UNY

dv
ALID ollojuod
L0661 peL'EET 00°000'00L'ZS 60°6.8'66%'}E oL
97'8L6°18L'1E 00°000'000'8 viv06'096'L [ejoqng
000 Frv06'006'L £00Z/ELIL0 0z8¥ s|i:g Anseal . SSIE)S PN 1¥se 559564216
00°000'000'% 000 200T/92/L0 096°t siiig Anseal ), S3IEIS PeNUnN 64v8 £8756.Z16
00°000'000'T 000 L00T/6LILC SEG'Y s|ig Anseal ) salelg palurn 8.be SHZ56.218
00°000'000' 000 £00%/501L0 0B’y s|Ig Amsesl | $91815 paijun zibe 6dZ$62216
Buizipiowy- sjunooas|q Ainsesa
aosuejeg SlemeJpuyIp Jo sysodag Jo oty (51381 Janssy # JUBLU)SIALY| disnD
suonditepay saseyaing uopdesuell  paydis
1 [
2002 ‘1€ Ainp yBnoayy 200Z ‘4 AInr
adA| Ag Atanoy
g abed

juawabeuepy oljoj0d
gH jo 819

C-3A.12



00°g ~i9p Bodey

202149 WeyWAS {PWd Hud) d £2:0L - 200Z/50/80 @leQ uny

dv
ALID ollojliod

4

-«

Q.J

&
29t S0L b b 6219 %Ly %¥P9S'¥ 05'0£6°601'512 Z6 abBelany
86€ (0) 74 el L g8e'g G698y 6L’y 99'928' LG Pee 66 1002 . finp
A 38 ol oL 0se's 198v 108’y 90'Z64'L0E° LT SOl 1002 aunp
[A4 ¥e9 ) 0L e’ L98'Y 108’y SY'S6P'LLG2rT S0l 1002 few
¥4 2499 8 Ll cel’s gesv 86y 1L0'25¢'P96°ZZE ool 4002 1udy
FA%4 62L ¥l Ll rics L9L°v Z0L'F LZTYEL'LPS ST L6 2002 uodely
BT L84 £l zl 181G eriy 8.9V ¥5'LOE'LBEBLE 6 1002 feruged
Lot [ Ll Ll gg1'g £L9'V B609¥ Z0'ZE6'PEBGLE g6 1002 fenuer
i8¢ LZL ¥l %4 621’ PES'Y LIGP 6Z'£96'659'861 68 9002 Jaquissag
18€ L94 01 41 LEL'G FAT Er'y Z9'88¢'oTl Z6) z8 8002 JauisAcN
09¢ 864 6 6 860'G CEF'V cLE GL'ELL'TIBG6E z8 9002 1240320
0oe 849 Lt 2 £eo's FA%-2 4 cie'r GO'Z8Z'LPE 861 Z8 9002 sequsidag
94¢ 499 el L 9r6'v (1% 4 QLEy 68'289'€0€"10T g8 9002 jsnBny
892 ys8 ¢l L 6¥8'v ove'y 8Ly B2 LBS'GLL'PLT L6 9002 Ainp
Auniey 03 sheq uag pawaapay paseyoind ajey jusjeanba yusjeainbg aouejegy sanunIag Jeap puz
abeasay abeloay SIUBLIISAAU| JO sjuaunsaAl] Jo 100d 59¢ 08¢ aBesaay Jo Jaquiny Yuow

1aquiny JaquinN paBeuey IR 01 PIRIA

£002 AIng yBnoaw 900z AIne
Alewiwing AJAROY

6 abed juswabeue)y oljoiod
gH Jo A0



00 Uep, Hoday
20T L9 1deYWAS (NG Jud) WY

dv
ALID ollojod

£2:01 - L007/90/30 81 Uriy

" SjusweaalBy aseysanday Bujoy
BUIZRJOWY- SJUNCISI] SNOAUEL|[9SIN
" T Buzmowy- sjunoosig Ansealy,

vl Ivl geL gL T8 ze s oL oz vz 0t LS 2'g Houy- SiL
V. zg 1'e 65 60 gL LT 8z ol 0} 0z 01 6 ~ Buiziuowy- "asig Kouaby jesspag
Oy 86 86 _LvL  ES gl Lil et vaL L% oz Lvl sk L Buizpuowy- os1g Jaded |efiswwog
Buizipowly- saguejdasoy siajueg
sapunoeg peyoeg ebeblon
jueg - ysodaq JO Sa1eHIHYD
) o 5,02 siqenobaN
9 9t Ul gL gl gl 60 oL SOJON ULaY WNIPO
yi 23 9'8 €6 Lol Lol 98 L6 el zol 104 20l uodnog - saRUN0RS Aunseaiy,
, 851 rol Vb st L9l 6Ll 6L 00z z8l ¥'6} §L Sl spung juswisaau] A2usby (200
%g'Ly §'Zv 1'ge L8E 0'sy vy vib v08 116 55 205 1'1g €25 uodnog - senss| Aouaby |eJapad
Buneag 153181U] - Jaded [ejoiaWWoD
‘ usoda(] JO SAIEaILAD
sjuawaalby aseysanday
popad Aq 2002 L00¢ L0027 2002 2002 L00Z 1002 200e 9002 8002 9002 5002 002 wn;h a—_._:omm
abetaay Aor aunr Aew ady Yaaey fenyqad  Aenuep  Jequiageq JequIBAON Jaqop(  Jaguwedes isnBny Ainp
2002 Ainp yBnozy gooz Alnr
ad/£] Ag stuswisaau] jo uonnglsiqg
01 9bzd juswabeusyy oljofiod

gH jo A1

C-3A.14




State of California

Market Valuation

Pooled Money Investment Account

United Slates Treasury:
Bills 3 3,129,456 805.44 1 § 3,160,772,000.00 NA
Notes $ - $ - $ -
Federal Agency:
SBA 3 627,502,82151| % 621,330,047.40 | % 5,840,326.37
MBS 3 B852,276465.75 § 838,111,906.83 | $ 3,952,377.86
Bonds $ 6,552,973,170.07 | $ 6,654,173,616.90 | § 98,367,837.31
Floaters $ 644,862,433.821 % 644,998,000.00{ % 2,021,533.33
Discount Notes $ 6,718,395,005.68 | $ 6,769,299,400.00 NA
FHLMC PC $ 429,566.90 | $ 44214892 % 6,984.32
GNMA $ 208,287.74 | % 229,780.921 % 2,048.50
Bankers Acceptances $ - $ - NA
Bank Notes $ 1,200,000,000.00 | $ 1,199,815,722.001 %  18,925,166.65
CDs $ 13,084,418,192.111 & 13,081,708,793.03| § 137,325,284.99
Commercial Paper $ 11,303,512,257.151 % 11,370,993,013.89 NA
Corporate:
Floaters $ 119,024,7563.85 | $ 118,807,100.00 $ 949,159.31
Bonds $ 256,206,642.23 ] % 255,228,518.94 1 % 3,488,807.89
Repurchase Agreements 5 - NA
Reverse Repurchase $ (447,900,000.00) $ {447,900,000.00)| $ (1,125,769.79)
Tirme Deposits $ 8,698,495,000.00 1 $ 8,698,495,000.00 NA
AB 55 & GF Loans $ 8,505,518,772.40| 8,505,518,772.40 NA
TOTAL 3 61,245 378,264.75| § 61,372,121,821.23 [ $ 260,753,757.74
Fair Vaiue Including Accrued Interest $ 61,641,875,578.97

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolic book value (carrying cost).
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